Since the classical test is not the best performing test of symmetry about an unknown value, it is worth comparing our test to the S K -based test by Cabilio and Masaro (1996) and the test of Boos (1982) .
The results of the simulation study of the test by Cabilio and Masaro are presented in Table 3 and Fig. 7 . From the simulations we note that our test T is more powerful than the test S K for the close to Cauchy alternatives (except when n = 20 and a is large). Moreover, for the Cauchy distribution the actual Preprint submitted to Elsevier Sciencelevel of the S K -based test appears to increase with sample size, and the actual level is about twice the nominal level when n = 500. For the other alternatives considered in the simulation study, the test S K is the more powerful test of the two.
The test suggested by Boos (1982) cannot be recommended for the Cauchy case, because the true level of the test is as high as 0.33 when the nominal level is 0.05 (and n = 20 or 50). Therefore, we decided not to include the test by Boos in the simulation study. 
